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FX SUftP RFQUEST FOR QUOTE 



AEFX 



Submit 
1 <Go> 



Menu 



Page 



GBPUSD SPOT 9M 

Quote Bid 
Quantity Period. 




C hoose up to 8 firms to request quote 
4 firms are uiUing to provide quotes 



NATIONAL UESTMNSTER 
BARCLAYS BANK PLC 
AIB GROUP 

TULLETT & TOKYO FORE 



[9% 



1/ 1 



(PC 




500 Mew York:212-31ti-2000 
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<HELP> for explanation. DG61 a Govt AEFX 

FX SUAP REQUEST FOR QUO T E 



Submit 
1 <Go> 



Menu 



Page 



1/ 



XEUXUS SPOT 



3M 

Quote 
Quant i ty 



Ask 



Period 



Near 
Far 



30|M|XEU 

As Near 




12/20/99 



3/20/00 



Choose up to 8 firms to request quote 



DEUTSCHE BANK AG 
CHINA STATE BANK LTD 
CHINA STATE BANK LTD 
FLEET NATIONAL BANK 
ABN AMRO BANK NV 
DAH SING BANK LTD 
DAH SING BANK LTD 



1 2 firms are uilling to provide quotes 
CHASE MANHATTAN BANK 
UBS AG. 

CHINA STATE BANK LTD 
DAH SING BANK LTD 
TULLETT & TOKYO LOND 



Copyright 1999 BLOOMBERG L.P. Frankfurt: 69- 9204 10 Hong Kong : 2-977 -60OO London : 17 1-330-7500 New York: 212-318-2000 
Princeton: 609-279-3000 Singapore : 226-3000 Sydney : 2-9777-8666 Tokyo:3-3201-8900 Sao Paulo: 1 1-3048-4500 

1352-1150-3 16- Dec -99 13:23:44 



2-3 
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DG61 a Govt A E F X 



FX S U A P QUOTE PROV IDE 



Submit 
1 <Go> 



Pass 
2 <Go> 



Menu 



XEUXUS SPOT 3M 
Current Price Input Price 



Quantity 



Period 



Bid 

Ask 



73.075 
73.275 



73.575 



Near 30 M XEU 

Far As Near M 



SPOT 12/20/99 
3M 3/20/00 



Price Increment 



Requester AA 



FFT C0MMERZBANK 
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AEFX 

99)0ptions FX SUAP QUOTE MONITOR 



2XJait-3 




EURUSD SPOT 3U 


EUR 


ion 


BANK-T 


3Wait-3 




EURUSD SPOT 3U 


EUR 


10M 


BANK-T 


4Wait-3 




EURUSD SPOT 3U 


EUR 


10M 


BARCLAYS 


HJait-3 




EURUSD SPOT 3U 


EUR 


10M 


BANK-C 


GXJalt-3 




EURUSD SPOT 3U 


EUR 


10M 


BANK-G 


TJflct -3 


14.20 


14.30 EURUSD SPOT 3U 


EUR 


10(1 


BANK-T 


fflflct -3 


14.30 


Order EURUSD SPOT 3U 


EUR 


10M 


BANK-B 



PrifwTon « 609-279-3000 Sinoapor** 226-3000 Syd**vT2-9??7--8686 Tokyo* 3-320 1-6*00 Sao Paulo « 11-3O48-4500 
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<HELP> for explanation. 

Tullett & Tokyo Limited 
99)0ptions FX SUftP M ft R KET 



?ead 
Only 

T/N 



DG61 a Govt A E F X 
MONITOR V2.62 Page 1/2 



1U 
IN 
2M 
3M 
4M 
5M 
6M 
9M 
12M 



10) 



11) 
W 



13) 

W 

W 

w 
w 

W 



2 ) EURUSD 
1.0155 1.0160 



19) 



2.01 



3 ) XGBXUS 
1.6118 1.6125 



20) 2.04 



30) 



0.06 



4 ) USD JP Y 
103.01 103.11 



40) 0.08 



Trade Action 

80) Execute/Vieu 

81) 0rder One - Input order this side 
82>0rder Both - Input bid & ask order 

83) Quote One - Request quote this side 

84) Quote Both - Request bid & ask quote 

85) Hold all uithin same instrument 

86) Re1ease all uithin same instrument 
Change Monitors 

87) Market Monitor 

88) Depth Monitor 

89) fiction Monitor 

90) Single Market Monitor 

91) Quote Monitor 

92) Defaults 

93) Menu 



258 



29) 259 



39) 



-22 



49) -21 



50) 



-4.55 



51) 
52T 



-10.80 



-50.60 



53) 

547 

55T 

W 

W 

W 



-104.40 



150 



-199.75 



-252.25 



-299.50 



-455 



59) -607.50 



60) -4.52 
¥ 10Y> AA 



T/N 



61) -10.70 



62) -50.30 



63) -103.90 



64) -149.50 



1U 
1M 
2M 
3M 



65) -198.75 



66) -251 .25 



4M 
5M 



6?) -297.00 
$ 50M A 



-453 



-604.50 



6M 
I9M 



12M 



Copyright 1999 BLOOMBERG L.P. Frankfurt: 69-9204 10 Hong Kong: 2-977-6000 London: 17 1-330-7500 New York: 212-318-2000 
Princeton: 609-279-3000 Singapore: 226-3000 Sydney: 2-9777-8686 Tokyo: 3-3201 -8900 S ao Paulo: 11-3048-4500 

1352-1150-0 16- Dec -99 14:00:00 



FZ6- 



<HELP> for explanation. DG61 a Govt AEFX 

Tul 1 ett & Tokyo Limited 

99)0ptions FX SUP)P MARKET MONITOR V2.62 Page 1/2 

Read 2 ) XUSX JP 3 ) XGBXUS 4 ) USD JP Y 

Onl y 106.50 106.55 1.6118 1.6125 103.01 103.11 







10) 


-3.24 20) -3.22 30) 0.06 40) 0.08 


50) 


-4.55 


60) 


-4.52 




.,=33. 
■ =5^ 


r/N 




Trade Action 






¥ 


10Y> AA 


r/N 


: U 




11) 


80)Edit 


51) 


-10.80 


61) 


-10.70 






iu 


AA 


81)Hold 










iu 


: - E 

m 


1M 


12) 


82) 0ff 

83) 0rder One - Input order this side 


52) 


-50.60 


62) 


-50.30 


1M 


: ?% 


2M 


13) 


84) 0rder Both - Input bid & ask order 

85) Quote One - Request quote this side 


53) 


-104.40 


63) 


-103.90 


2M 


j j £ 


3M 


14) - 


86) Quote Both - Request bid & ask quote 

87) Ho Id all uithin same instrument 


54) 


-150 


64) 


-149.50 


3M 




4M 


15) 


88)Release all uithin same instrument 
Change Monitors 


55) 


-199.75 


65) 


-198.75 


4M 






16) - 


89) Market Monitor 


56) 


-252.25 


66) 


-251.25 






5M 


Oun 


90)Depth Monitor 










5M 




6M 


17) 


91) Action Monitor 

92) Single Market Monitor 


57) 


-299.50 


67) 
$ 


-297.00 
50M A 


6M 




9M 


18) 


93) Quote Monitor 

94) Defaults 


58) 


-455 


68) -453 


9M 






19) 


95) Menu 


59) 


-607.50 


69) 


-604.50 






12M 




1 










12M 
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<HELP> for explanation. * DG61 a Govt AEFX 

Your Order/Hit fiction Is Required (fihFX). 

99) Opt ions FX S U ft P MARKET MONITOR V2 . 62 Page 1/2 



=3 
m 

: 54 



Read 
Only 



2 ) XEUXUS 
1.0376 1.0381 



3 ) GBPUSD 
1.6081 1.6089 



4 ) USD JPY 
103.01 103.11 



tT/N 

1U 

1M 

2M 

3M 

4M 

5M 

6M 

9M 

12M 



10) 0.71 


20) 0.73 


30) 0.47 


40) 0.55 


50) -4.55 


60) -4.52 
¥ 10Y> fifi 


11) 4.65 


21) 4.70 


31) 2.75 


41) 3 


51) -10.80 


61) -10.70 


12) 25.90 


22) 24.90 


32) 10.70 


42) 11 


52) -50.50 


62) -50.20 


13) 49.24 


23) 49.30 


33) 9.80 


43) 10.20 


53) -104.30 


63) -103.80 


14) 73.08 


24) 73.28 


34) 8.60 


44) 9.10 


54) -150 


64) -149.50 


15) 101.75 


25) 101.76 


35) 6.75 


45) 7.50 


55) -199.50 


65) -198.50 


16) 108 


26) 108.20 


36) 5.25 


46) 6 


56) -252 


66) -251 

■ 


17) 145.45 


2?) 145.25 


37) 2.50 


47) 3.50 


57) -299.25 


67) -297.00 
$ 50M fi 


18) 196 


28) 197 


38) -5 


48) -3 


58) -454 


68) -452 


19) 257 


29) 258 


39) -14 


49) -12 


59) -606.50 


69) -603.50 



/N 
U 
M 
£M 
3M 
4M 
5M 
6M 
9M 
12M 
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<HELP> for explanation. 
Tullett & Tokyo Limited 
99)0ptions FX SUAP ACTION MONITOR 

Responses to hu Quote Request 



DG61 a Govt AEFX 



Page. 1/ 1 



y 

; 0 



Quotes Required/hade 



Active Hits 



ill 



9)ftct 70 


Order 


108.20 


XEUXUS SPOT 5M XEU 20M 1.0379 COhMERZBANK 



Orders 
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<HELP> for explanation. DG61 a Govt fiEFX 
Tullett & Tokyo Limited 

99)0ptions FX SUAP ACTION MONITOR Page 1/1 
Responses to My Quote Request 



Quotes Required/hade 



■0 



i U 



Trade Action 
~M 80)Accept 

81) Vieu 

82) Hold all uithin same 

83) Release all uithin same 
Change Monitors 

84) Market Monitor 

15) 1 85>Depth Monitor 

16) 86) Act ion Monitor 

87) Single Market Monitor 

88) Quote Monitor 

89) Defaults 

90) Menu 



XEU 20M 



1.0379 CHASE MANHAT 



i nstrument 
instrument 
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<HELP> for explanation. 
Tullett & Tokyo Limited 
99)0ptions FX SUAP ACTION MONITOR 

Responses to My Quote Request 



DG61 a Govt A E F X 



Page 1/ 1 



i -6 
•fj 



Quotes Required/Made 



Active Hits 



Trade Action 

80) Accept 

81) Vieu 

82) Reject credit & add firm restriction 

83) Insuff icient credit for this trade 

84) Hold all uithin same instrument 

85) Re lease all uithin same instrument 
Change Monitors 

86>Market Monitor 

87) Depth Monitor 

88) Action Monitor 

89) Single Market Monitor 

90) Quote Monitor 

91) Defaults 



XEU 20M 



1.0379 COMMERZBANK 



92 ) Menu . 
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<HELP> for explanation, 



DG61 a Govt A E F X 



FX SUAP MY HIT 



I 




Reject Credit 
2 <Go>| 



Insufficient 
3 <Go> 



1) Enter Spot 

2) Current Spot 



1.0375 



XEUXUS SPOT 5M 



Ask 



108.200 



12) 1.0372 
SP13) 1.0371 



My Terms 




17) 1.0367 
Accept_Amoul8) 1.0366 
19) 1.0365 



10) 
11) 



1.0374 
1.0373 



14) 
15) 
16) 



1.0370 
1.0369 
1.0368 



Accept Spot 



Spot Increment 



0.0001 



Far 
Final 



20) 
21) 
22) 
23) 
24) 
25) 
26) 
27) 
28) 
29) 



.0376 
.0377 
.0378 
.0379 
.0380 
.0381 
.0382 
.0383 
.0384 
.0385 



Spot 



As Near M 
1.0379 



Identifier 10,486 12/16/99 State Hi t-at-Hi tter 
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four Order/Hit Action Is Required (AEFX) . 

99)0ptions FX SUAP' ACTION MONITOR 

Responses to My Quote Request 



DG61 a Govt AEFX 



Page 1/ 1 



Q 








Quotes Required/Made 


raff 












Active Hits 




9) Act 85 


Order 


108.20 


XEUXUS SPOT 5M XEU 20M 1.0375 COMMERZBANK 


: jy 











Orders 
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<HELP> for explanation. 



D661 a Govt AEFX 



FX SUAP MY ORDER 



Submit 
1 <Go> 



Menu 



XEUXUS SPOT 5M 



For Beta Testing Only 
Order.Status 35 
Hit.Status 14 
Hit_Amount_Neg 221 
Hit-Spot-Neg 2 



Ask 



108.200 



SPOT 
5M 



12/20/99 
5/22/00 



1y Terms 








Near 




XEU 


Far 


As NearU 




Final Spot 


1.0375 









Accept Amount 

m 

Accept Spot 

m 

Spot Increment 



0.0001 



FT AA 



C0MMERZBANK 



Near 


20 M XEU 


Far 


As Near M 


Final Spot 


1.0375 



12/16/99 State Hi t-at-Maker 
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<HELP> for explanation. 
Cleared AEFX Message. 



DG61 a Govt A E F X 



99) Opt ions 



FX SUAP ACTION MONITOR 



Page 1/ 1 





















Quotes Required/Made 


■ =r 

if* 

■u 


















Active Hits 


. 

i H 


9)Done 


Order 


108.20 


XEUXUS SPOT 5M XEU 20M 1.0375 COMMERZBANK 










Orders 
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<HELP> for explanation. 



DG61 a Govt A E F X 



FX SUA P TRADE 



Menu 



XEUXUS SPOT 5M 



Price 




Quantity 




Period 


Ask 
Final Spot 
X Rate 


108.200 
1.0375 
1.0483200 


Near 20 M XEU 
Far As Near M 


SPOT 
5M 


12/20/99 
5/22/00 


Cash Flous 



CHASE MANHAT PAR C0MERZBANK 
20,000,000.00 XEU 12/20/99 XUS (20,750,000.00) 
(20,000,000.00) XEU 5/22/00 XUS 20,966,400.00 



FFT 
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<HELP> for explanation. 

Tullett & Tokyo Limited 
99)0ptions FX SUAP MARKET 



Read 2 ) XEUXUS 
1.0376 1.0381 



DG61 a Govt A E F X 
MONITOR V2.62 Page 1/2 



3 ) GBPUSD 
1.6081 1.6089 



4 ) USD JP Y 
103.01 103.11 





10) 


0 


.71 


20) 0.73 


30) 0.47 


40) 0.55 


50) 


-4 


.55 


60) 


-4.52 


T/N 




















¥ 


10Y> ftfl 




11) 


4 


.65 


21) 4.70 


31) 2.75 


41) 3 


51) 


-10 


.80 


61) 


-10.70 


1U 






Trade Action 
















1M 


12) 


25 


80) 0rder One - 

81) 0rder Both - 


Input order this side 
Input bid & ask order 








62) 


-50.20 


2M 


13) 


49 


82) Quote One - 

83) Quote Both - 


Request quote this side 
Request bid & ask quote 








63) 


-103.80 


3M 


14) 


73 


84) Hold all uithin same instrument 

85) Re1ease all uithin same instrument 








64) 


-149.50 


4M 


15) 


101 


Change Monitors 
86)Market Monitor 










65) 


-198.50 


5M 


16) 1 


87) Depth Monitor 

88) Action Monitor 










66) -251 


6M 


17) 


145 


89) Single Market Monitor 

90) Quote Monitor 










6?) -297.00 
$ 50M ft 


9h 


18) 


91) 
92) 


Defaults 
Menu 












68) -452 


12M 


19) 




257 


29) 258 


39) -14 


49) -12 


59) 


-606.50 


69) 


-603.50 
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Your Quote Action Is Required (AEFX). 

99)0ptions FX SUAP ACTION MONITOR 

Responses to My Quote Request 



DG61 a Govt AEFX 
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Quotes Required/Made 



6) Act 84 



XEUXUS SPOT 3M 



XEU 30M 



COMMERZBANK 



Active Hits 



Orders 
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Tullett & Tokyo Limited 

99)0ptions FX SUAP ACTION MONITOR Page 1/1 



Responses to My Quote Request 









25) XEUXUS SPOT 3M XEU 30M 


Quotes Required/Made 



Active Hits 



ill 

a 



Orders 



15)Live 


-12.52 


Order 


XUSXJP SPOT 1U 


XUS 


1M 


16)Live 


Order 


-90.225 


XUSXJP SPOT 2M 


XUS 


2M 
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<HELP> for explanation. 
Screen Printed 

99)0ptions FX SUAP ACTION MONITOR 

Responses to My Quote Request 
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Quotes Required/Made 


6) Act 64 






XEUXUS SPOT 3M XEU 30M 


COMMERZBANK 


Active Hits 



80) Provide quote 

81) Pass 

82) Hold all uithin same instrument 

83) Release all uithin same instrument 
Change Monitors 

84) Market Monitor 

85) Depth Monitor 

86) Action Monitor 

87) Single Market Monitor 

88) Quote Monitor 

89) Defaults 

90) Menu 
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Cleared AEFX Message. 
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Responses to My Quote Request 







4) 73.575 


25) XEUXUS SPOT 3M XEU 30M 




Trade fiction 

80) Quote off 

81) Menu 














Active Hits \ 








■ (f6 



Orders 



15)Live 


-12.52 


Order 


XUSXJP SPOT 


1U 


XUS 


1M 


16)Live 


Order 


-90.225 


XUSXJP SPOT 


2M 


XUS 


2M 
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Tullett & Tokyo Limited 
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Responses to hy Quote Request 







4) 73.575 


25) XEUXUS SPOT 3M XEU 30M 



Quotes Required/Made 







Trade Action 

80) Execute/Vieu 

81) 0rder One - Input order this side 
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